Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
-29,691.670  Local 1.000000 -29,691.67 1.000000 -29,691.67 0.00 0.00
Base 1.000000 -29,691.67 1.000000 -29,691.67 0.00 0.00
US DOLLAR Total
-29,691.670  Local -29,691.67 -29,691.67 0.00 0.00
Base -29,691.67 -29,691.67 0.00 0.00
CASH Total
-29,691.670 Base -29,691.67 -29,691.67 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
02665JR69 AMERICAN HONDA FINAN 0.8 06 Apr 2017
10,000,000.000 Local 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.79
Base 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.79
02665JRK8 AMERICAN HONDA FINAN 0.74 19 Apr 2017
7,100,000.000 Local 99.963000 7,097,373.00 99.963000 7,097,373.00 0.00 0.56
Base 99.963000 7,097,373.00 99.963000 7,097,373.00 0.00 0.56
03785DRB4 APPLE INC 0.8 11 Apr 2017
30,000,000.000 Local 99.977778 29,993,333.33 99.977778 29,993,333.33 0.00 2.38
Base 99.977778 29,993,333.33 99.977778 29,993,333.33 0.00 2.38
03785DRT5 APPLE INC 0.7 27 Apr 2017
20,000,000.000 Local 99.949444 19,989,888.89 99.949444 19,989,888.89 0.00 1.58
Base 99.949444 19,989,888.89 99.949444 19,989,888.89 0.00 1.58
04821TSN6 ATLANTIC ASSET SECUR 1.0 22 May 2017
9,450,000.000 Local 99.858333 9,436,612.50 99.858333 9,436,612.50 0.00 0.75
Base 99.858333 9,436,612.50 99.858333 9,436,612.50 0.00 0.75

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

View Date:

FUND:

April 7, 2017

ATZF

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr

Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund

04821TTGO ATLANTIC ASSET SECUR 1.14 16 Jun 2017
25,000,000.000 Local 99.759333 24,939,833.34 99.759333 24,939,833.34 0.00 1.98
Base 99.759333 24,939,833.34 99.759333 24,939,833.34 0.00 1.98

06406WT97 BANK NEW YORK MELLON CORP 1.0 09 Jun 2017
40,000,000.000 Local 99.808333 39,923,333.33 99.808333 39,923,333.33 0.00 3.16
Base 99.808333 39,923,333.33 99.808333 39,923,333.33 0.00 3.16

06417GJS8 BANK OF NOVA SCOTIA 1.13 03 May 2017
5,000,000.000 Local 100.010685 5,000,534.23 100.010685 5,000,534.23 0.00 0.40
Base 100.010685 5,000,534.23 100.010685 5,000,534.23 0.00 0.40

06538BRJ4 BANK TOKYO MIT UFJ NY 0.94 18 Apr 2017
20,000,000.000 Local 99.955611 19,991,122.22 99.955611 19,991,122.22 0.00 1.58
Base 99.955611 19,991,122.22 99.955611 19,991,122.22 0.00 1.58

13738JR69 CAN AST + CAN LTD JT 0.74 06 Apr 2017
25,000,000.000 Local 99.989722 24,997,430.56 99.989722 24,997,430.56 0.00 1.98
Base 99.989722 24,997,430.56 99.989722 24,997,430.56 0.00 1.98

14178LR77 CARGILL INC 0.75 07 Apr 2017
25,000,000.000 Local 99.987500 24,996,875.00 99.987500 24,996,875.00 0.00 1.98
Base 99.987500 24,996,875.00 99.987500 24,996,875.00 0.00 1.98

17177LSGO CIESCO LLC 0.98 16 May 2017
15,000,000.000 Local 99.877500 14,981,625.00 99.877500 14,981,625.00 0.00 1.19
Base 99.877500 14,981,625.00 99.877500 14,981,625.00 0.00 1.19

19121AT92 COCA-COLA COMPANY 0.92 09 Jun 2017
15,000,000.000 Local 99.823667 14,973,550.00 99.823667 14,973,550.00 0.00 1.19
Base 99.823667 14,973,550.00 99.823667 14,973,550.00 0.00 1.19

19121ATL5 COCA-COLA COMPANY 0.87 20 Jun 2017
24,500,000.000 Local 99.806667 24,452,633.34 99.806667 24,452,633.34 0.00 1.94
Base 99.806667 24,452,633.34 99.806667 24,452,633.34 0.00 1.94

2063C0T69 CONCORD MIN CPTL CO 1.15 06 Jun 2017
25,000,000.000 Local 99.789167 24,947,291.67 99.789167 24,947,291.67 0.00 1.98
Base 99.789167 24,947,291.67 99.789167 24,947,291.67 0.00 1.98

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
21684BP65 COOPERATIEVE CENTRALE 1.55289 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.20
Base 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.20
24023GR66 DCAT, LLC 0.98 06 Apr 2017
20,000,000.000 Local 99.986389 19,997,277.78 99.986389 19,997,277.78 0.00 1.58
Base 99.986389 19,997,277.78 99.986389 19,997,277.78 0.00 1.58
24023GRA7 DCAT, LLC 1.15 10 Apr 2017
10,520,000.000 Local 99.971250 10,516,975.50 99.971250 10,516,975.50 0.00 0.83
Base 99.971250 10,516,975.50 99.971250 10,516,975.50 0.00 0.83
2546R2RU2 WALT DISNEY CO 0.79 28 Apr 2017
25,000,000.000 Local 99.940750 24,985,187.50 99.940750 24,985,187.50 0.00 1.98
Base 99.940750 24,985,187.50 99.940750 24,985,187.50 0.00 1.98
30215GSR4 EXPORT DEVELMT CORP 0.82 25 May 2017
21,480,000.000 Local 99.877000 21,453,579.60 99.877000 21,453,579.60 0.00 1.70
Base 99.877000 21,453,579.60 99.877000 21,453,579.60 0.00 1.70
30229ASNO EXXON MOBIL CORP 0.79 22 May 2017
25,000,000.000 Local 99.888083 24,972,020.84 99.888083 24,972,020.84 0.00 1.98
Base 99.888083 24,972,020.84 99.888083 24,972,020.84 0.00 1.98
30601VSN2 FAIRWAY FINANCE CORP 0.98 22 May 2017
10,000,000.000 Local 99.861167 9,986,116.67 99.861167 9,986,116.67 0.00 0.79
Base 99.861167 9,986,116.67 99.861167 9,986,116.67 0.00 0.79
36253WAA5 GM FINANCIAL AUTOMOBILE LEASI 03/18 1 1.0 20 Mar 2018
36,050,000.000 Local 100.000000 36,050,000.00 100.000530 36,050,191.07 191.07 2.86
Base 100.000000 36,050,000.00 100.000530 36,050,191.07 191.07 2.86
44931PAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2017 A A1 1.1 16 Apr 2018
7,000,000.000 Local 100.000000 7,000,000.00 100.000000 7,000,000.00 0.00 0.55
Base 100.000000 7,000,000.00 100.000000 7,000,000.00 0.00 0.55
45779PS33 INSTITUTIONAL SECURED 1.1 03 May 2017
25,000,000.000 Local 99.902222 24,975,555.56 99.902222 24,975,555.56 0.00 1.98
Base 99.902222 24,975,555.56 99.902222 24,975,555.56 0.00 1.98
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
48803TCM4 KELLS FDG LLC 0.01 03 Apr 2017
25,000,000.000 Local 99.994722 24,998,680.56 99.994722 24,998,680.56 0.00 1.98
Base 99.994722 24,998,680.56 99.994722 24,998,680.56 0.00 1.98
48803TCQ5 KELLS FDG LLC 0.98 20 Apr 2017
5,100,000.000 Local 99.948278 5,097,362.17 99.948278 5,097,362.17 0.00 0.40
Base 99.948278 5,097,362.17 99.948278 5,097,362.17 0.00 0.40
52952 R38 LEXINGTN PKR CAP CO LL 0.82 03 Apr 2017
30,000,000.000 Local 99.995444 29,998,633.33 99.995444 29,998,633.33 0.00 2.38
Base 99.995444 29,998,633.33 99.995444 29,998,633.33 0.00 2.38
62455ASX6 MOUNTCLIFF 1.15 31 May 2017
20,000,000.000 Local 99.808333 19,961,666.67 99.808333 19,961,666.67 0.00 1.58
Base 99.808333 19,961,666.67 99.808333 19,961,666.67 0.00 1.58
64105GSG0 NESTLE CAP CORP 0.73 16 May 2017
20,000,000.000 Local 99.908750 19,981,750.00 99.908750 19,981,750.00 0.00 1.58
Base 99.908750 19,981,750.00 99.908750 19,981,750.00 0.00 1.58
65409RRK8 NIEUW AMSTERDAM RECV 0.83 19 Apr 2017
20,000,000.000 Local 99.958500 19,991,700.00 99.958500 19,991,700.00 0.00 1.58
Base 99.958500 19,991,700.00 99.958500 19,991,700.00 0.00 1.58
66844CRM8 NORTHWESTERN UNIVERS 0.85 21 Apr 2017
15,000,000.000 Local 99.952778 14,992,916.67 99.952778 14,992,916.67 0.00 1.19
Base 99.952778 14,992,916.67 99.952778 14,992,916.67 0.00 1.19
66844CTE4 NORTHWESTERN UNIVERS 0.97 14 Jun 2017
14,250,000.000 Local 99.800611 14,221,587.08 99.800611 14,221,587.08 0.00 1.13
Base 99.800611 14,221,587.08 99.800611 14,221,587.08 0.00 1.13
67983TT55 OLD LINE FUNDING LLC 1.06 05 Jun 2017
23,000,000.000 Local 99.808611 22,955,980.56 99.808611 22,955,980.56 0.00 1.82
Base 99.808611 22,955,980.56 99.808611 22,955,980.56 0.00 1.82
67983TTUO OLD LINE FUNDING LLC 1.1 28 Jun 2017
20,000,000.000 Local 99.731111 19,946,222.22 99.731111 19,946,222.22 0.00 1.58
Base 99.731111 19,946,222.22 99.731111 19,946,222.22 0.00 1.58
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
71344TRU8 PEPSICO INC 0.7 28 Apr 2017
15,000,000.000 Local 99.947500 14,992,125.00 99.947500 14,992,125.00 0.00 1.19
Base 99.947500 14,992,125.00 99.947500 14,992,125.00 0.00 1.19
71708ET70 PFIZER INC 0.84 07 Jun 2017
12,300,000.000 Local 99.843667 12,280,771.00 99.843667 12,280,771.00 0.00 0.97
Base 99.843667 12,280,771.00 99.843667 12,280,771.00 0.00 0.97
77119LR43 ROCHE HOLDING INC 0.66 04 Apr 2017
15,000,000.000 Local 99.994500 14,999,175.00 99.994500 14,999,175.00 0.00 1.19
Base 99.994500 14,999,175.00 99.994500 14,999,175.00 0.00 1.19
77119LS18 ROCHE HOLDING INC 0.67 01 May 2017
20,000,000.000 Local 99.944167 19,988,833.33 99.944167 19,988,833.33 0.00 1.58
Base 99.944167 19,988,833.33 99.944167 19,988,833.33 0.00 1.58
77119LS26 ROCHE HOLDING INC 0.72 02 May 2017
5,690,000.000 Local 99.938000 5,686,472.20 99.938000 5,686,472.20 0.00 0.45
Base 99.938000 5,686,472.20 99.938000 5,686,472.20 0.00 0.45
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 99.627223 1,992,544 .45 99.663333 1,993,266.66 722.21 0.16
Base 99.627223 1,992,544 .45 99.663333 1,993,266.66 722.21 0.16
87019RRQ1 SWEDBANK 0.72 24 Apr 2017
20,000,000.000 Local 99.954000 19,990,800.00 99.954000 19,990,800.00 0.00 1.58
Base 99.954000 19,990,800.00 99.954000 19,990,800.00 0.00 1.58
87019RSX5 SWEDBANK 0.98 31 May 2017
10,000,000.000 Local 99.836667 9,983,666.67 99.836667 9,983,666.67 0.00 0.79
Base 99.836667 9,983,666.67 99.836667 9,983,666.67 0.00 0.79
89232LRB4 TOYOTA INDUSTRIES COMM 0.79 11 Apr 2017
9,250,000.000 Local 99.978056 9,247,970.14 99.978056 9,247,970.14 0.00 0.73
Base 99.978056 9,247,970.14 99.978056 9,247,970.14 0.00 0.73
912796LQ0 TREASURY BILL 08/17 0.00000 0.82 24 Aug 2017
10,000,000.000 Local 99.669722 9,966,972.23 99.687300 9,968,730.00 1,757.77 0.79
Base 99.669722 9,966,972.23 99.687300 9,968,730.00 1,757.77 0.79
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91411SSR2 RGTS OF UNIV OF CA 0.85 25 May 2017
10,800,000.000  Local 99.872500 10,786,230.00 99.872500 10,786,230.00 0.00 0.85
Base 99.872500 10,786,230.00 99.872500 10,786,230.00 0.00 0.85

923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 13 Apr 2017
2,365,802.980 Local 100.000000 2,365,802.98 100.000000 2,365,802.98 0.00 0.19
Base 100.000000 2,365,802.98 100.000000 2,365,802.98 0.00 0.19

923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 04 May 2017
7,125,095.850 Local 100.000000 7,125,095.85 100.000000 7,125,095.85 0.00 0.56
Base 100.000000 7,125,095.85 100.000000 7,125,095.85 0.00 0.56

92646KR38 VICTORY RECEIVABLES 0.85 03 Apr 2017
10,000,000.000 Local 99.995278 9,999,527.78 99.995278 9,999,527.78 0.00 0.79
Base 99.995278 9,999,527.78 99.995278 9,999,527.78 0.00 0.79

92646KRC8 VICTORY RECEIVABLES 0.82 12 Apr 2017
10,000,000.000 Local 99.974944 9,997,494 .44 99.974944 9,997,494 .44 0.00 0.79
Base 99.974944 9,997,494 .44 99.974944 9,997,494.44 0.00 0.79

927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 0.76 03 Apr 2017
8,068,187.880  Local 100.000000 8,068,187.88 100.000000 8,068,187.88 0.00 0.64
Base 100.000000 8,068,187.88 100.000000 8,068,187.88 0.00 0.64

930ABD003 FIDELITY INVESTMENTS MONEY 0.85 01 Apr 2017
50,263,611.290 Local 100.000000 50,263,611.29 100.000000 50,263,611.29 0.00 3.98
Base 100.000000 50,263,611.29 100.000000 50,263,611.29 0.00 3.98

94989RJH2 WELLS FARGO BANK NA 1.2 26 Sep 2017
25,000,000.000 Local 100.000000 25,000,000.00 99.986333 24,996,583.25 -3,416.75 1.98
Base 100.000000 25,000,000.00 99.986333 24,996,583.25 -3,416.75 1.98

96327RS54 WHEELS INC 0.93 05 May 2017
25,000,000.000 Local 99.912167 24,978,041.67 99.912167 24,978,041.67 0.00 1.98
Base 99.912167 24,978,041.67 99.912167 24,978,041.67 0.00 1.98

979QHT009 WELLS FARGO REPO 0.81 03 Apr 2017
220,000,000.000 Local 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 17.42
Base 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 17.42

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979QRC005 BANK OF AMERICA REPO 0.75 03 Apr 2017
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.92
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.92
US DOLLAR Total
1,258,812,698.000 Local 1,258,016,859.92 1,258,016,114.22 -745.70 99.63
Base 1,258,016,859.92 1,258,016,114.22 -745.70 99.63
CASH EQUIVALENT Total
1,258,812,698.000 Base 1,258,016,859.92 1,258,016,114.22 -745.70 99.63
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
24422ESZ73 JOHN DEERE CAPITAL CORP SR UNSECURED 07/17 VAR 1.46483 11 Jul 2017
4,000,000.000 Local 100.150869 4,006,034.75 100.133000 4,005,320.00 -714.75 0.32
Base 100.150869 4,006,034.75 100.133000 4,005,320.00 -714.75 0.32
24703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A 0.85 24 Jul 2017
615,414.190 Local 100.000000 615,414.19 99.984510 615,318.86 -95.33 0.05
Original Face: 15,000,000.000 Base 100.000000 615,414.19 99.984510 615,318.86 -95.33 0.05
US DOLLAR Total
4,615,414.190 Local 4,621,448.94 4,620,638.86 -810.08 0.37
Original Face: 15,000,000.000 Base 4,621,448.94 4,620,638.86 -810.08 0.37
FIXED INCOME Total
4,615,414.190 Base 4,621,448.94 4,620,638.86 -810.08 0.37

Original Face: 15,000,000.000

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: March 31, 2017 View Date: April 7,2017

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,262,607,061.41 100.00

1,263,398,420.520 Base
Original Face: 15,000,000.000

1,262,608,617.19
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Holdings
Currency Summary

Asof:  March 31, 2017

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
April 7, 2017

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-29,691.670  Local -29,691.67 -29,691.67 0.00 0.00 0.00
Base -29,691.67 -29,691.67 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,258,812,698.000 Local 1,258,016,859.92 1,258,016,114.22 99.63 -745.70 -745.70
Base 1,258,016,859.92 1,258,016,114.22 99.63 -745.70 0.00 -745.70
FIXED INCOME
4,615,414.190 Local 4,621,448.94 4,620,638.86 0.37 -810.08 -810.08
Original Face: 15,000,000.000 Base 4,621,448.94 4,620,638.86 0.37 -810.08 0.00 -810.08
US DOLLAR Total
1,263,398,420.520 Local 1,262,608,617.19 1,262,607,061.41 100.00 -1,555.78 -1,655.78
Original Face: 15,000,000.000 Base 1,262,608,617.19 1,262,607,061.41 100.00 -1,555.78 0.00 -1,5655.78
FUND Total
1,263,398,420.520 Base 1,262,608,617.19 1,262,607,061.41 100.00 -1,555.78 0.00 -1,5655.78

Original Face:

15,000,000.000

Page 9

Books Closed

Prepared by State Street




Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-29,691.670 -29,691.67 -29,691.67 0.00 0.00 0.00 0.00
CASH Total
-29,691.670 -29,691.67 -29,691.67 0.00 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,258,812,698.000 1,258,016,859.92 1,258,016,114.22 99.63 -745.70 0.00 -745.70
CASH EQUIVALENT Total
1,258,812,698.000 1,258,016,859.92 1,258,016,114.22 99.63 -745.70 0.00 -745.70
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
4,615,414.190 4,621,448.94 4,620,638.86 0.37 -810.08 0.00 -810.08
FIXED INCOME Total
4,615,414.190 4,621,448.94 4,620,638.86 0.37 -810.08 0.00 -810.08
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,263,398,420.520 1,262,608,617.19 1,262,607,061.41 100.00 -1,555.78 0.00 -1,555.78
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I—Ioldmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-29,691.670 -29,691.67 -29,691.67 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,258,812,698.000 1,258,016,859.92 1,258,016,114.22 99.63 -745.70 0.00 -745.70
2,671.05 GN 0.00 GN 2,671.05 GN
-3,416.75 LS 0.00 LS -3,416.75 LS
FIXED INCOME
4,615,414.190 4,621,448.94 4,620,638.86 0.37 -810.08 0.00 -810.08
0.00 GN 0.00 GN 0.00 GN
-810.08 LS 0.00 LS -810.08 LS
Original Face: 15,000,000.000
FUND Total
0.000 1,263,398,420.520 1,262,608,617.19 1,262,607,061.41 100.00 -1,555.78 0.00 -1,555.78
2,671.05 GN 0.00 GN 2,671.05 GN
-4,226.83 LS 0.00 LS -4,226.83 LS
Original Face: 15,000,000.000
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